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. . Everything we do, everything that happens around us, obeys the laws of probability. We can no more escape
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. . life." We are all gamblers who go through life making countless bets on the outcome of countless actions.
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Every field of science is concerned with estimating probability. A physicist calculates the probable path of a
particle. A geneticist calculates the chances that a couple will have blue-eyed children. Insurance companies,
businessmen, stockbrokers, sociologists, politicians, military experts — all have to be skilled in calculating

R-Lght after hls gra duatlc the probability of the events with which they are concerned.
two other faculty memb [Gardner, 1986]
ALY Us¥LAnaiasd) from Thammase  swnopsis

Probability theory is the branch of mathematics that tells us how to estimate degrees of probability. If an
event is certain to happen, it is given a probability of 1. If it is certain not to happen, it has a probability of

Ajarn Prapun always highly values the o
IEEE Sn]dent Braﬂ.Ch. "fﬂr exen]_plan‘ t This course introduces the principles of probability and random processes to undergraduate students in

electronics and communication. The topics to be covered include random experiments, events, probability,
discrete and continuous random variables, probability density function, cumulative distribution function,
functions of random variables, expectations, law of large numbers, central limit theorem, introduction to
random processes, Gaussian random process, autocorrelation and power spectral density.

For more information, here is his CV. |

Announcements

* Note that we also share the tutorial/make-up session with ECS332. See Google calendar below.
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or 1/2018, he teaches
Current o ECS315 (Probability and Random Processes)
o ECS332 (Principles of Communications)

version ¢ For 3/2017. he taught
o ICT Elementary for Embedded Systems (Fourier transform and principles
¢ For 2/2017. he taught
o ECS452 (Digital Communication Systems)
e \For 1/2017, he taught

Earlier o ECS315 (Probability and Random Processes)
o ECS332 (Principles of Communications)

version




Course Web Site

® Announcements
e References

* Handouts (Posted before corresponding

lectures; also available at the copy center

* Annotated Notes/Slides (Posted after

corresponding lectures

e (Calendar

Exams

HW due dates

Please check the course website regularly.
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The Thursday Sessions

Shared with ECS332.

The first 4-5 sessions will be used for ECS315
tutorial/review classes.

Later, we will start using them as tutorial sessions.

Will be conducted in Thai to help those who have problem
with English.

Hopetully, you will ask more questions as well.

They can also be used for pre-announced make-up classes and

in-class exercises as well.




More references

e Use ones that say probability
and random (or stochastic)

pI'OCGSSGS N
Probability and
. . . . Random Processes
e If it has the word “statistics” in for Electrical and

Computer Engineers

the title, it may not be
rigorous enough for this class

Many chapters will overlap our
class content. In which case, it

provide a nice reading with Probability
beautitul/ colorful figures. and Measure

Patrick Billingsley

e Ifit has the word “measure” or
“ergodic” in there, it is

probably too advanced.

Probability, Random Variabies
and Stochastic Processes

Marek Capinski and Ekkehard Kopp

Measure,
Integral and
Probability

Second Edition

‘agazm

@ Springer




More References (in Thai)
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Recommended Reading

Understanding Probability: Chance Rules in
Everyday Life

By Henk Tijms
Call No. QA273T48 2012
Cambridge University Press

“Part One” provides many motivating
examples and problems from everyday life

“Part Two” teaches clearly and simply the
mathematics of probability theory.

Sample materials are available at the author’s
website:

2nd Edition (2007)
3rd Edition (2012)

Understanding
Probability

Henk Tijms
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Available on the course website.
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Help and Office Hours

* Get some help!

Do not wait until the final exam time or after the grade is out.

Right after lecture is always a good time to ask question.

e Oftfice Hours

Tentative Time: W)F 14:30-15:30 MR
Check Google Calendar on the course website. ::m
Appointment can be made.
Feel free to come to my office and chat! s
Don’t be shy. -
9,m-m.2‘o T ——— g Office Hours:
- =0 E BKD, 6th floor of Sirindhralai building
= E= . BEEl Wednesday  14:30-15:30
= : BiDs213 _ﬁ“ |

Friday 14:30-15:30
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Grading System

FIX-RATE FIX-RATE FIX-RATE

1 11 4 7 10 4
POINT |40 |45 |55 |60 |69 |77 |85 POINT [40 |45 |50 |65 |70 |75 |85

POINT |50 |55 |61

2013: CLASS GPA: 2.86 2014: CLASS GPA: 2.84 2015: CLASS GPA: 2.88

|75 |a0 |38

FIX-RATE FIX-RATE
G=67.4551
=13.487
N=37

POINT|40 |49 |54 |59 |63 |73 |81

POINT|40 |48 |53 |59 |66 |75 |82

2016: CLASS GPA: 2.72 2017 CLASS GPA: 2.90
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In-Class Exercises

® Most in-class exercises will occur without prior warning or
announcement.

Focus on the current topic under discussion.

® Done In group to reduce pressure and provide opportunity

for those who think they understand the course material to explain
to their friends and see whether they really know the material under
consideration

and
for those who are falling behind to get an alternative explanation
from their peers
* Note that you can’t be in exactly the same group every
time.
Have to Change your group members every time.

If you are with a friend before, then next time, form a group with
someone else.




Class Discussion

e NOT the same as class attendance!

* If you come only to receive, you will fall asleep.

Do not simply sit quietly in the class.
® Need interaction between lecturer and students.

o Ask question when there is something that you don’t

understand.
Don’t be shy!
It is very likely that your friends don’t understand it as well.

* If you already understand what I'm presenting, SHOW ME!
Point out the errors/ typos.

[ will raise many issues/ questions in class. Try to comment on them.

(-,




Based on the clock on my computer. (This should be @
approx. the same as your phone’s and computer’s
clocks if they are synchronized properly.)

Policy
* We will start the class on time and will finish on time.
[ recommend arriving at least 3 minutes before the start time.
Raise your hand and tell me immediately if I go over the time
limit.
Does NOT mean that I will leave the room immediately after lecture.

I will stay and answer questions.
® Mobile phones must be turned off or set in silent mode. @
* Attendance will be taken/given irregularly and randomly.
® Cheating will not be tolerated.

e Feel free to stop me when [ talk too fast or too slow.




Policy (con't)

* [ will surely make some mistakes in lectures / HW /
exams.
Some amount of class participation scores will be reserved to
reward the first student who informs me about each of these
mistakes.

Grammatical errors are best informed/ corrected after class.
® Points on HW / exercises / exams are generally based on
your entire solution, not your final answer.

You may get full credit even when you have the wrong final

dIISWCT.

You may get Zero even when you write down a right answer

without justification.




Need More Examples or Practice?

¢ Textbook in the library: Schaum’s
outline of theory and problems of
probability, random variables, and

random processes / Hwei P. Hsu. Call

No. QA273.25 H78 1997

* Free pdf textbook:
Introduction to Probability by

Grinstead and Snell

PPy SCHAUM'S
ouT/ines 4

PROBABILITY,
RANDOM VARIABLES, &
RANDOM PROCESSES

Charles M. Grinstead
|- Laurie Snell




Easier References

For those who feels that this course is difficult, here are some

easier references.

Introduction to

Business Statistics ," -
R “Statistics

Ronald M. Weiers

More beautiful pictures. Less technical.

Less applicable for content after the midterm.




